OA-4655 02/15/01

General Game Theory TPZS Solutions of mxn by L P, with &; = payoffs
For row player
Let Xxo=Player I'ssecurity level when he plays strategy (X, ..., Xm). This
turnsout =v, the value of the game.

X; = probability playsrow I, for | =1,...,m.
LP:
Max X

Subject to:

(1) g aj% 3 X forj = 12..,n.
i=1

%
(2 ax=1
i=1
3 x, O, for alli.

Constraint (1) says expected payoff for | using (X4, ..., Xn) when |1 usesj.
Therearensuchj'sl

Constraint (2) and (3) makes (Xy, ..., Xy) probabilities

See Washburn for similar setup for y: (Hint: can just usethe duel)
Min y,
Subject to:
(D énaijyj £y, fori=12,..,m
j=1
@ & v =1

j=1
3y, O forallj.



